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12/08/2000 10:45 AM Subject: LJM Raptor Models
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Raptor I Daily Position Report & Summary

Inputs:

Trade Date 6/30/2003

Summary:

Gains and Losses Total Realized Unrealized
Previous Day's Cumulative $ (198,557,265) $ - $ (198,557,265)
Today's Activity $ - $ - $ -
Cumlative Ending $ (198,557,265) § - $ (198,557,265)
Notional Capacity $ 19,546,269

Credit Capacity $ -

Remaining Governance Capacity $ 778,818,271
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Raptor II Daily Position Report & Summary

Inputs:
Trade Date

Summary:
Gains and Losses

Previous Day's Cumulative

Today's Activity

Cumlative Ending

Notional Capacity

Credit Capacity

Remaining Governance Capacity

6/30/2003
Total Realized Unrealized
$ - $ - -
$ - $ - -
$ - $ - -
No Capacity Available

$ 223,173,526

$ 1,040,000,000
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Raptor III Daily Position Report & Summary

Inputs:
Trade Date

Summary:

Gains and Losses

Previous Day's Cumulative
Today's Activity

Cumlative Ending

Notional Capacity

Credit Capacity

6/30/2003
Total Realized Unrealized
$ (282,260,116) $ - $ (282,260,116)
$ 88,943,017 § - $ 88,943,017
$ (193,317,099) $ - $ (193,317,099)
$ (661,656,756)
$ (287,393,616)




Raptor IV Daily Position Report & Summary

Inputs:
Trade Date

Summary:
Gains and Losses

Previous Day's Cumulative

Today's Activity

Cumlative Ending

Notional Capacity

Credit Capacity

Remaining Governance Capacity

6/30/2003
Total Realized Unrealized
$ - $ - -
$ - b - -
$ - $ - -

$ 348,993,249

$ 21,654,207

$ 1,500,000,000




